Since 1997, the rupiah currency has a tendency to change at any time since the economic crisis that hit Indonesia. One of the currencies of the most widely traded on international exchange market is the U.S. dollar. This paper will forecast the exchange rate by using back propagation neural networks. Variables that affecting currency exchange rates is inflation, gross national product and interest rates. After performing data processing with the help of software VB.net forecasting results and forecasting program will be displayed online using PHP to construct the webpage.
INTRODUCTION
Currency exchange rate is the ratio of a country's currency with another country's currency. Currency is also a macroeconomic variables that very important, because exchange rates can maintain economic stability in a region or country (Muhammad, 2010) . One of the currencies of the most widely traded in the international exchange market is the U.S. dollar. In Indonesia, Dollar was used as one indicator in designing the State Budget.
Since 1997, the rupiah currency has a tendency to change at any time since the economic crisis that hit Indonesia.
According Defitra, Head of Export Affairs, Cooperatives, Industry and Trade (DISKOPERINDAG) (2011), the exchange rate is never shown in DISKOPERINDAG site, whereas the exchange rate is also influential in the trade between countries.
During this exchange rate forecasting is only done by the Jakarta Stock Exchange, but not shown on the Jakarta Stock Exchange website, so to be able to know the value of forecasting should come directly to that agency. So do not close the opportunity for DISKOPERINDAG to display the currency rates in their sites, because who visit this site are overseas businesses which of course it needed information about changes in currency exchange rates so that they can determine the best time to do business.
The problems that arise then is how to make predictions based on the exchange rate stochastic processes (probabilistic) with high accuracy. In this case the necessary phenomenon of the dependence on time are realized in a stochastic model (Box, 1994) .
Artificial neural networks can identify the pattern of the forecasting system data exchange rate of rupiah against the U.S. dollar can be done by the method of approach to training Based on learning skill it has, then the neural network can be trained to study and analyze the patterns of past data and trying to find a formula or function that will link the pattern of past data with the desired output. These network functions describing the dependence of the current data the previous data values. Back propagation is one of the methods of artificial neural networks that can be applied well in the field of forecasting (Siang, 2005) .
ARTIFICIAL NEURAL NETWORK
Artificial neural networks are information processing systems that have characteristics similar to biological neural networks (Siang, 2005) . Artificial neural networks are computing systems that are based on modeling of biological system (neurons) via the approach of computational properties of biological (Sekarwati, 2005) . Artificial neural networks are computational systems model that can simulate the workings of biological neural networks (Subiyanto, 2002) .
BACK PROPAGATION
Back propagation is an artificial neural network model with multiple layers. As with other artificial neural network model, back propagation trained network to obtain a balance between the network's ability to recognize patterns used during training and networking capabilities to provide the correct response to the input pattern is similar (but not equal) to the patterns used during training.
BACK PROPAGATION TRAINING
As with other neural networks, the network feed forward training is done in order to calculate the weights so that at the end of the training will be obtained weights are good.
During the training process, the weights iteratively adjusted to minimize error that occur.
Error is calculated based on the mean squared error (MSE). The mean squared error is also used as the basis for calculating the performance of the activation function. Step 6 (steps 6-7 is a phase 2)
Calculate the factor α based on the error output unit in each unit of output y k (k = 1, 2,..., m).
k is a unit of error that will be used in a 
The parameter α is the rate that determines the speed of understanding iteration. Value of α lies between 0 and 1 (0 ≤ α ≤ 1). The larger the α the price, the fewer iterations are used. But if the price α is too large, it will damage the pattern is correct so that understanding to be slow. (Kadir, 2008) .
In addition to installation and use of which is free of MySQL still has some advantages. As a fast data access and able to meet the needs of its users. However, data, neural network performance will be better than the linear method (Zhang and Hu, 1997) .
DATA PROCESSING
In data processing forecasting divided in two ways, namely by including variables that affect exchange rates and without entering variables that affect exchange rates.
Forecasting uses the help of software VB.Net.
Normalizing Data
At this stage the data in the normalization of the range [0.1 to 0.9]. This data is normalized default by changing the range to [0.1 0.9] with the following equation. 
Results
Forecasting and
Exchange without the inclusion of the Variables that Affect
Exchange Rates
The following is the results of forecasting for 5 periods The following is the results of forecasting for 5 periods 1 neuron in hidden layers. The following is the results of forecasting for 5 periods 2 neuron in hidden layers. The following is the results of forecasting for 5 periods 3 neuron in hidden layers. The following is the results of forecasting for 5 periods 4 neuron in hidden layers. too large. It is proved that artificial neural networks that use variables that affect and 3 neurons in the can to forecast the exchange rate well. So the artificial neural network forecasting results using variables that affect and 3 neurons can be said to show the results of forecasting for 5 periods ahead.
The use of 5 periods ahead even this is useful for predicting the highest and lowest value of the currency exchange rate fluctuations is.
As for recommendation that can be given is for further study, is order to be able to forecast exchange rates not only between the Rupiah and U.S. dollar, but also the currency of other countries such as the ASEAN countries and other developed countries. And is also expected Forecasting with artificial neural network method is used for the determination of the production floor as well as the determination of the amount of inventory and warehouse area. 
